Hol dll‘lgS ST OF AZ POOL 5 LGIP
STATE OF ARIZONA
FUND:  ATZF STATE STREET.
As of: September 30, 2015 View Date: October 14, 2015
Base Currency: USD - US DOLLAR
Asset ID Asset Description Rate Maturity Date % Curr
Units Unit Cost Total Cost Unit Price Market Value Unrealized Gn/Ls % Fund
CASH
US DOLLAR Exchange Rate: 1.000000
uUsD US DOLLAR
15,657,911.110 Local 1.000000 15,657,911.11 1.000000 15,657,911.11 0.00 1.50
Base 1.000000 15,657,911.11 1.000000 15,657,911.11 0.00 1.50
US DOLLAR Total
15,657,911.110 Local 15,657,911.11 15,657,911.11 0.00 1.50
Base 15,657,911.11 15,657,911.11 0.00 1.50
CASH Total
15,657,911.110 Base 15,657,911.11 15,657,911.11 0.00 1.50
CASH EQUIVALENT
US DOLLAR Exchange Rate: 1.000000
00282DXF2 ABBOT LABORATORIES 0.14 15 Oct 2015
15,750,000.000 Local 99.994556 15,749,142.50 99.994556 15,749,142.50 0.00 1.51
Base 99.994556 15,749,142.50 99.994556 15,749,142.50 0.00 1.51
0347M3Y24 ANGLESEA FDG PLC & ANG 0.25 02 Nov 2015
20,000,000.000 Local 99.977778 19,995,555.56 99.977778 19,995,555.56 0.00 1.92
Base 99.977778 19,995,555.56 99.977778 19,995,555.56 0.00 1.92
03523LYT6 ANHEUSER BUSCH INBEV WORLDWIDE 0.15 27 Nov 2015
20,000,000.000 Local 99.976250 19,995,250.00 99.976250 19,995,250.00 0.00 1.92
Base 99.976250 19,995,250.00 99.976250 19,995,250.00 0.00 1.92
03785EYJ7 APPLE INC 0.17 18 Nov 2015
25,000,000.000 Local 99.977333 24,994,333.33 99.977333 24,994,333.33 0.00 2.40
Base 99.977333 24,994,333.33 99.977333 24,994,333.33 0.00 240
04821UZ13 ATLANTIC ASSET SECUR 0.21 01 Dec 2015
25,000,000.000 Local 99.964417 24,991,104.17 99.949367 24,987,341.75 -3,762.42 2.39
Base 99.964417 24,991,104.17 99.949367 24,987,341.75 -3,762.42 2.39
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06945MX27 BARTON CAPITAL CORP. 0.22 02 Oct 2015
10,000,000.000 Local 99.999389 9,999,938.89 99.999389 9,999,938.89 0.00 0.96
Base 99.999389 9,999,938.89 99.999389 9,999,938.89 0.00 0.96
15060YYD6 CEDAR SPRING CPTL CO 0.27 13 Nov 2015
14,997,000.000  Local 99.967750 14,992,163.47  99.967750 14,992,163.47 0.00 1.4
Base 99.967750 14,992,163.47 99.967750 14,992,163.47 0.00 1.44
16677KXP3 CHEVRON CORP 0.16 23 Oct 2015
20,000,000.000 Local 99.990222 19,998,044.44 99.990222 19,998,044.44 0.00 1.92
Base 99.990222 19,998,044.44 99.990222 19,998,044.44 0.00 1.92
19121AAM3 COCA-COLA COMPANY 0.39 21 Jan 2016
25,000,000.000 Local 99.878667 24,969,666.66 99.937850 24,984,462.50 14,795.84 2.39
Base 99.878667 24,969,666.66 99.937850 24,984,462.50 14,795.84 2.39
19121BZ85 COCA-COLA COMPANY 0.14 08 Dec 2015
17,500,000.000 Local 99.973556 17,495,372.23 99.973358 17,495,337.65 -34.58 1.68
Base 99.973556 17,495,372.23 99.973358 17,495,337.65 -34.58 1.68
2082P3XD9 CONOCOPHILLIPS QATAR F 0.18 13 Oct 2015
10,293,000.000 Local 99.994000 10,292,382.42 99.994000 10,292,382.42 0.00 0.99
Base 99.994000 10,292,382.42 99.994000 10,292,382.42 0.00 0.99
2082P3YH9 CONOCOPHILLIPS QATAR F 0.3 17 Nov 2015
15,000,000.000 Local 99.960833 14,994,125.00 99.960833 14,994,125.00 0.00 1.44
Base 99.960833 14,994,125.00 99.960833 14,994,125.00 0.00 1.44
21684BP65 COOPERATIEVE CENTRALE 0.01 25 Sep 2017
2,500,000.000 Local 100.000000 2,500,000.00 100.038000 2,500,950.00 950.00 0.24
Base 100.000000 2,500,000.00 100.038000 2,500,950.00 950.00 0.24
2284K1XK4 CROWN POINT CAP CO. 0.15 19 Oct 2015
25,000,000.000 Local 99.992500 24,998,125.00 99.992500 24,998,125.00 0.00 2.40
Base 99.992500 24,998,125.00 99.992500 24,998,125.00 0.00 2.40
2284K1YG2 CROWN POINT CAP CO. 0.21 16 Nov 2015
20,000,000.000 Local 99.973167 19,994,633.33 99.973167 19,994,633.33 0.00 1.92
Base 99.973167 19,994,633.33 99.973167 19,994,633.33 0.00 1.92
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38102KXD9 GOLDEN FUNDING CORP 0.23 13 Oct 2015
10,847,000.000 Local 99.992333 10,846,168.40 99.992333 10,846,168.40 0.00 1.04
Base 99.992333 10,846,168.40 99.992333 10,846,168.40 0.00 1.04
38346MX58 GOTHAM FDG CORP 0.2 05 Oct 2015
30,000,000.000 Local 99.997778 29,999,333.33 99.997778 29,999,333.33 0.00 2.88
Base 99.997778 29,999,333.33 99.997778 29,999,333.33 0.00 2.88
43851UZ222 HONEYWELL INTERNATN' 0.24 02 Dec 2015
10,000,000.000  Local 99.958667 9,995,866.66 99.963600 9,996,360.00 493.34 0.96
Base 99.958667 9,995,866.66 99.963600 9,996,360.00 493.34 0.96
43851UZ89 HONEYWELL INTERNATN' 0.26 08 Dec 2015
4,450,000.000 Local 99.950889 4,447,814.56 99.957067 4,448,089.48 274.92 0.43
Base 99.950889 4,447,814.56 99.957067 4,448,089.48 274.92 0.43
43851UZA4 HONEYWELL INTERNATN' 0.26 10 Dec 2015
20,000,000.000 Local 99.949444 19,989,888.89 99.954836 19,990,967.20 1,078.31 1.92
Base 99.949444 19,989,888.89 99.954836 19,990,967.20 1,078.31 1.92
45779QZ25 INSTITUTIONAL SECURED 0.4 02 Dec 2015
18,000,000.000  Local 99.931111 17,987,600.00 99.960800 17,992,944.00 5,344.00 1.72
Base 99.931111 17,987,600.00 99.960800 17,992,944.00 5,344.00 1.72
45856XY35 INTERCONTINENTAL EXCHANGE 0.24 03 Nov 2015
10,000,000.000  Local 99.978000 9,997,800.00 99.978000 9,997,800.00 0.00 0.96
Base 99.978000 9,997,800.00 99.978000 9,997,800.00 0.00 0.96
45856XYJ0 INTERCONTINENTAL EXCHANGE 0.28 18 Nov 2015
8,000,000.000 Local 99.962667 7,997,013.33 99.962667 7,997,013.33 0.00 0.77
Base 99.962667 7,997,013.33 99.962667 7,997,013.33 0.00 0.77
60689DHP1 MIZUHO BANK LTD 0.29 19 Oct 2015
30,000,000.000 Local 99.999749 29,999,924.80 99.999749 29,999,924.80 0.00 2.88
Base 99.999749 29,999,924.80 99.999749 29,999,924.80 0.00 2.88
62455BXS9 MOUNTCLIFF 0.3 26 Oct 2015
30,000,000.000 Local 99.979167 29,993,750.00 99.979167 29,993,750.00 0.00 2.87
Base 99.979167 29,993,750.00 99.979167 29,993,750.00 0.00 2.87
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66844DZ39 NORTHWESTERN UNIVERS 0.2 03 Dec 2015
10,000,000.000 Local 99.965000 9,996,500.00 99.965000 9,996,500.00 0.00 0.96
Base 99.965000 9,996,500.00 99.965000 9,996,500.00 0.00 0.96
66844DzZV7 NORTHWESTERN UNIVERS 0.19 29 Dec 2015
20,000,000.000 Local 99.953028 19,990,605.56 99.953028 19,990,605.56 0.00 1.92
Base 99.953028 19,990,605.56 99.953028 19,990,605.56 0.00 1.92
86562LXS6 SUMITOMO MTSU BKG CORP 0.28 26 Oct 2015
30,000,000.000 Local 99.980556 29,994,166.67 99.980556 29,994,166.67 0.00 2.87
Base 99.980556 29,994,166.67 99.980556 29,994,166.67 0.00 2.87
87019RAT3 SWEDBANK 0.43 27 Jan 2016
15,000,000.000 Local 99.859056 14,978,858.33 99.894883 14,984,232.45 5,374.12 1.44
Base 99.859056 14,978,858.33 99.894883 14,984,232.45 5,374.12 1.44
89233HXM1 TOYOTA MOTOR CREDIT 0.17 21 Oct 2015
30,000,000.000 Local 99.990556 29,997,166.67 99.990556 29,997,166.67 0.00 2.88
Base 99.990556 29,997,166.67 99.990556 29,997,166.67 0.00 2.88
89233HYA6 TOYOTA MOTOR CREDIT 0.24 10 Nov 2015
10,000,000.000 Local 99.973333 9,997,333.33 99.973333 9,997,333.33 0.00 0.96
Base 99.973333 9,997,333.33 99.973333 9,997,333.33 0.00 0.96
91302DYW9 UNITED TECHNOLOGIES 0.23 30 Nov 2015
12,500,000.000 Local 99.961667 12,495,208.33 99.982100 12,497,762.50 2,554.17 1.20
Base 99.961667 12,495,208.33 99.982100 12,497,762.50 2,554.17 1.20
91842MX56 VW CRINC 0.17 05 Oct 2015
25,000,000.000 Local 99.998111 24,999,527.78 99.998111 24,999,527.78 0.00 240
Base 99.998111 24,999,527.78 99.998111 24,999,527.78 0.00 240
91842MXP2 VW CRINC 0.19 23 Oct 2015
20,000,000.000 Local 99.988389 19,997,677.78 99.988389 19,997,677.78 0.00 1.92
Base 99.988389 19,997,677.78 99.988389 19,997,677.78 0.00 1.92
923UYR002 FDIC ALLIANCE BANK OF ARIZONA CDARS CD 0.24 08 Oct 2015
1,321,600.000 Local 100.000000 1,321,600.00 100.000000 1,321,600.00 0.00 0.13
Base 100.000000 1,321,600.00 100.000000 1,321,600.00 0.00 0.13
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Asset ID Asset Description Rate Maturity Date % Curr
Units Unit Cost Total Cost Unit Price Market Value Unrealized Gn/Ls % Fund
923UYR002 FDIC ALLIANCE BANK OF ARIZONA CDARS CD 0.31 15 Oct 2015
2,350,372.890 Local 100.000000 2,350,372.89 100.000000 2,350,372.89 0.00 0.23
Base 100.000000 2,350,372.89 100.000000 2,350,372.89 0.00 0.23
923UYR002 FDIC ALLIANCE BANK OF ARIZONA CDARS CD 0.24 10 Dec 2015
1,684,975.260 Local 100.000000 1,684,975.26 100.000000 1,684,975.26 0.00 0.16
Base 100.000000 1,684,975.26 100.000000 1,684,975.26 0.00 0.16
923UYR002 FDIC ALLIANCE BANK OF ARIZONA CDARS CD 0.31 17 Dec 2015
7,497,854.630 Local 100.000000 7,497,854.63 100.000000 7,497,854.63 0.00 0.72
Base 100.000000 7,497,854.63 100.000000 7,497,854.63 0.00 0.72
923UYR002 FDIC ALLIANCE BANK OF ARIZONA CDARS CD 0.44 17 Dec 2015
4,001,545.750 Local 100.000000 4,001,545.75 100.000000 4,001,545.75 0.00 0.38
Base 100.000000 4,001,545.75 100.000000 4,001,545.75 0.00 0.38
923UYR002 FDIC ALLIANCE BANK OF ARIZONA CDARS CD 0.31 07 Jan 2016
4,065,023.190  Local 100.000000 4,065,023.19 100.000000 4,065,023.19 0.00 0.39
Base 100.000000 4,065,023.19 100.000000 4,065,023.19 0.00 0.39
923UYR002 FDIC ALLIANCE BANK OF ARIZONA CDARS CD 0.44 11 Feb 2016
5,566,717.240  Local 100.000000 5,566,717.24 100.000000 5,566,717.24 0.00 0.53
Base 100.000000 5,566,717.24 100.000000 5,566,717.24 0.00 0.53
923UYR002 FDIC ALLIANCE BANK OF ARIZONA CDARS CD 0.44 10 Mar 2016
2,997,560.970 Local 100.000000 2,997,560.97 100.000000 2,997,560.97 0.00 0.29
Base 100.000000 2,997,560.97 100.000000 2,997,560.97 0.00 0.29
923UYR002 FDIC ALLIANCE BANK OF ARIZONA CDARS CD 0.31 09 Jun 2016
5,641,012.180 Local 100.000000 5,641,012.18 100.000000 5,641,012.18 0.00 0.54
Base 100.000000 5,641,012.18 100.000000 5,641,012.18 0.00 0.54
92646LX70 VICTORY RECEIVABLES 0.2 07 Oct 2015
20,000,000.000 Local 99.996667 19,999,333.33 99.996667 19,999,333.33 0.00 1.92
Base 99.996667 19,999,333.33 99.996667 19,999,333.33 0.00 1.92
92646LXM7 VICTORY RECEIVABLES 0.18 21 Oct 2015
10,000,000.000 Local 99.990000 9,999,000.00 99.990000 9,999,000.00 0.00 0.96
Base 99.990000 9,999,000.00 99.990000 9,999,000.00 0.00 0.96
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STATE OF ARIZONA
FUND:  ATZF STATE STREET.
As of: September 30, 2015 View Date: October 14, 2015
Base Currency: USD - US DOLLAR
Asset ID Asset Description Rate Maturity Date % Curr
Units Unit Cost Total Cost Unit Price Market Value Unrealized Gn/Ls % Fund
94988EGD4 WELLS FARGO BANK NA BBA LIBOR USD 1 MONTH 0.356 03 May 2016
20,000,000.000 Local 100.000000 20,000,000.00 99.927000 19,985,400.00 -14,600.00 1.92
Base 100.000000 20,000,000.00 99.927000 19,985,400.00 -14,600.00 1.92
96327SXE7 WHEELS INC 0.21 14 Oct 2015
25,000,000.000 Local 99.992417 24,998,104.17 99.992417 24,998,104.17 0.00 240
Base 99.992417 24,998,104.17 99.992417 24,998,104.17 0.00 2.40
979QHT009 WELLS FARGO REPO 0.1 01 Oct 2015
100,000,000.000  Local 100.000000 100,000,000.00 100.000000 100,000,000.00 0.00 9.58
Base 100.000000 100,000,000.00 100.000000 100,000,000.00 0.00 9.58
979QRC005 BANK OF AMERICA REPO 0.1 01 Oct 2015
69,701,476.060 Local 100.000000 69,701,476.06 100.000000 69,701,476.06 0.00 6.68
Base 100.000000 69,701,476.06 100.000000 69,701,476.06 0.00 6.68
US DOLLAR Total
889,665,138.170  Local 889,486,617.09 889,499,084.79 12,467.70 85.25
Base 889,486,617.09 889,499,084.79 12,467.70 85.25
CASH EQUIVALENT Total
889,665,138.170  Base 889,486,617.09 889,499,084.79 12,467.70 85.25
FIXED INCOME
US DOLLAR Exchange Rate: 1.000000
023135AK2 AMAZON.COM INC SR UNSECURED 11/15 0.65 0.65 27 Nov 2015
1,898,000.000 Local 100.017198 1,898,326.42 100.017198 1,898,326.42 0.00 0.18
Base 100.017198 1,898,326.42 100.017198 1,898,326.42 0.00 0.18
02665WAN1 AMERICAN HONDA FINANCE SR UNSECURED 10/15 VAR 0.2843 07 Oct 2015
10,000,000.000 Local 100.000000 10,000,000.00 100.000000 10,000,000.00 0.00 0.96
Base 100.000000 10,000,000.00 100.000000 10,000,000.00 0.00 0.96
066365BX4 DEUTSCHE BANK TRUST CORP SUBORDINATED 11/157.5 75 15 Nov 2015
3,625,000.000 Local 100.803098 3,654,112.31 100.803098 3,654,112.31 0.00 0.35
Base 100.803098 3,654,112.31 100.803098 3,654,112.31 0.00 0.35
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12592YAA2 CNH EQUIPMENT TRUST CNH 2015 B A1 0.38 03 Jun 2016
14,640,059.220  Local 100.000000 14,640,059.22 100.000100 14,640,073.86 14.64 1.40
Original Face: 20,000,000.000 Base 100.000000 14,640,059.22 100.000100 14,640,073.86 14.64 1.40
14313VAA2 CARMAX AUTO OWNER TRUST CARMX 2015 3 A1 0.4 15 Aug 2016
8,161,204.190 Local 100.000000 8,161,204.19 100.000800 8,161,269.48 65.29 0.78
Original Face: 10,000,000.000 Base 100.000000 8,161,204.19 100.000800 8,161,269.48 65.29 0.78
29372EBG2 ENTERPRISE FLEET FINANCING LLC EFF 2015 1 A1 144A 0.36 20 Mar 2016
4,557,540.240 Local 100.000000 4,557,540.24 100.000000 4,557,540.24 0.00 0.44
Original Face: 15,000,000.000 Base 100.000000 4,557,540.24 100.000000 4,557,540.24 0.00 0.44
29372EBK3 ENTERPRISE FLEET FINANCING LLC EFF 2015 2 A1 144A 0.45 20 Jul 2016
12,916,876.740  Local 100.000000 12,916,876.74 99.980900 12,914,409.62 -2,467.12 1.24
Original Face: 18,000,000.000 Base 100.000000 12,916,876.74 99.980900 12,914,409.62 -2,467.12 1.24
31315KNUO FARMER MAC DISCOUNT NOTE DISCOUNT NOT 11/15 0.00000 0.01 03 Nov 2015
25,000,000.000 Local 99.983500 24,995,875.00 99.983500 24,995,875.00 0.00 2.40
Base 99.983500 24,995,875.00 99.983500 24,995,875.00 0.00 2.40
3133EDAT77 FEDERAL FARM CREDIT BANK BONDS 06/16 VAR 0.27 20 Jun 2016
15,550,000.000 Local 100.069194 15,560,759.68 100.033800 15,555,255.90 -5,503.78 1.49
Base 100.069194 15,560,759.68 100.033800 15,555,255.90 -5,503.78 1.49
34530TAA2 FORD CREDIT AUTO LEASE TRUST FORDL 2015 A A1 144A 0.32 16 May 2016
5,046,274.850 Local 100.000000 5,046,274.85 100.000000 5,046,274.85 0.00 0.48
Original Face: 16,250,000.000 Base 100.000000 5,046,274.85 100.000000 5,046,274.85 0.00 0.48
38013GAA7 GM FINANCIAL AUTOMOBILE LEASIN GMALT 2015 2 A1 0.38 20 Jun 2016
8,947,177.320 Local 100.000000 8,947,177.32 100.000100 8,947,186.27 8.95 0.86
Original Face: 20,000,000.000 Base 100.000000 8,947,177.32 100.000100 8,947,186.27 8.95 0.86
41284CAA2 HARLEY DAVIDSON MOTORCYCLE TRU HDMOT 2015 2 A1 0.35 16 May 2016
697,186.560  Local 100.000000 697,186.56 100.000000 697,186.56 0.00 0.07
Original Face: 7,750,000.000 Base 100.000000 697,186.56 100.000000 697,186.56 0.00 0.07
43814KAA9 HONDA AUTO RECEIVABLES OWNER T HAROT 2015 1 A1 0.24 16 Feb 2016
502,210.280 Local 100.000000 502,210.28 100.000000 502,210.28 0.00 0.05
Original Face: 9,000,000.000 Base 100.000000 502,210.28 100.000000 502,210.28 0.00 0.05
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44890YAA4 HYUNDAI AUTO RECEIVABLES TRUST HART 2015 B A1 0.33 15 Apr 2016
1,619,428.650 Local 100.000000 1,619,428.65 100.000000 1,619,428.65 0.00 0.16
Original Face: 9,500,000.000 Base 100.000000 1,619,428.65 100.000000 1,619,428.65 0.00 0.16
58772PAA6 MERCEDES BENZ AUTO RECEIVABLES MBART 2015 1 A1 0.39 15 Aug 2016
12,390,865.420 Local 100.000000 12,390,865.42 99.951900 12,384,905.41 -5,960.01 1.19
Original Face: 17,000,000.000 Base 100.000000 12,390,865.42 99.951900 12,384,905.41 -5,960.01 1.19
73329BAA4 PORSCHE INNOVATIVE LEASE OWNER PILOT 2015 1 A1 144A 0.32 23 May 2016
4,576,338.980 Local 100.000000 4,576,338.98 100.000000 4,576,338.98 0.00 0.44
Original Face: 17,000,000.000 Base 100.000000 4,576,338.98 100.000000 4,576,338.98 0.00 0.44
90290XAA5 USAA AUTO OWNER TRUST USAOT 2015 1 A1 0.38 15 Aug 2016
8,039,207.450 Local 100.000000 8,039,207.45 100.054400 8,043,580.78 4,373.33 0.77
Original Face: 11,500,000.000 Base 100.000000 8,039,207.45 100.054400 8,043,580.78 4,373.33 0.77
US DOLLAR Total
138,167,369.900 Local 138,203,443.31 138,193,974.61 -9,468.70 13.25
Original Face: 171,000,000.000 Base 138,203,443.31 138,193,974.61 -9,468.70 13.25
FIXED INCOME Total
138,167,369.900 Base 138,203,443.31 138,193,974.61 -9,468.70 13.25

Original Face: 171,000,000.000
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ST OF AZ POOL 5 LGIP

STATE OF ARIZONA
FUND:  ATZF STATE STREET.

As of: September 30, 2015 View Date: October 14, 2015

Base Currency: USD - US DOLLAR
Asset ID Asset Description Rate Maturity Date % Curr
Units Unit Cost Total Cost Unit Price Market Value Unrealized Gn/Ls % Fund
FUNDTotal

1,043,350,970.51 100.00

1,043,490,419.180 Base
Original Face: 171,000,000.000

1,043,347,971.51
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Holdings
Currency Summary

Asof:  September 30, 2015

ST OF AZ POOL 5 LGIP
STATE OF ARIZONA
FUND:

October 14, 2015

View Date:

ATZF

STATE STREET.

Base Currency:USD - US DOLLAR

% Currency

Units Total Cost Market Value % Fund Unreal Sec Gn/Ls Unreal Curr Gn/Ls Total Unreal Gn/Ls
US DOLLAR Exchange Rate: 1.000000
CASH
15,657,911.110  Local 15,657,911.11 15,657,911.11 1.50 0.00 0.00
Base 15,657,911.11 15,657,911.11 1.50 0.00 0.00 0.00
CASH EQUIVALENT
889,665,138.170  Local 889,486,617.09 889,499,084.79 85.25 12,467.70 12,467.70
Base 889,486,617.09 889,499,084.79 85.25 12,467.70 0.00 12,467.70
FIXED INCOME
138,167,369.900 Local 138,203,443.31 138,193,974.61 13.25 -9,468.70 -9,468.70
Original Face: 171,000,000.000 Base 138,203,443.31 138,193,974.61 13.25 -9,468.70 0.00 -9,468.70
US DOLLAR Total
1,043,490,419.180 Local 1,043,347,971.51 1,043,350,970.51 100.00 2,999.00 2,999.00
Original Face: 171,000,000.000 Base 1,043,347,971.51 1,043,350,970.51 100.00 2,999.00 0.00 2,999.00
FUND Total
1,043,490,419.180 Base 1,043,347,971.51 1,043,350,970.51 100.00 2,999.00 0.00 2,999.00

Original Face:

171,000,000.000
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Holdings ST OF AZ POOL 5 LGIP
STATE OF ARIZONA
Asset Summary FUND: ATZF STATE STREET.
As of: September 30, 2015 View Date: October 14, 2015
Base Currency: USD - US DOLLAR
Units Total Cost Market Value % Fund Unreal Sec Gn/Ls Unreal Curr Gn/Ls Total Unreal Gn/Ls
CASH
US DOLLAR
15,657,911.110 15,657,911.11 15,657,911.11 1.50 0.00 0.00 0.00
CASH Total
15,657,911.110 15,657,911.11 15,657,911.11 1.50 0.00 0.00 0.00
Page 11 Books Closed

Prepared by State Street




Holdings ST OF AZ POOL 5 LGIP
STATE OF ARIZONA
A .
sset Summary FUND: ATZF STAT'E STREET.
As of: September 30, 2015 View Date: October 14, 2015
Base Currency: USD - US DOLLAR
Units Total Cost Market Value % Fund Unreal Sec Gn/Ls Unreal Curr Gn/Ls Total Unreal Gn/Ls
CASH EQUIVALENT
US DOLLAR
889,665,138.170 889,486,617.09 889,499,084.79 85.25 12,467.70 0.00 12,467.70
CASH EQUIVALENT Total
889,665,138.170 889,486,617.09 889,499,084.79 85.25 12,467.70 0.00 12,467.70
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Holdings
Asset Summary

Asof:  September 30, 2015

ST OF AZ POOL 5 LGIP
STATE OF ARIZONA
FUND: ATZF

View Date: October 14, 2015

STATE STREET,

Base Currency: USD - US DOLLAR

Units Total Cost Market Value % Fund Unreal Sec Gn/Ls Unreal Curr Gn/Ls Total Unreal Gn/Ls
FIXED INCOME
US DOLLAR
138,167,369.900 138,203,443.31 138,193,974.61 13.25 -9,468.70 0.00 -9,468.70
FIXED INCOME Total
138,167,369.900 138,203,443.31 138,193,974.61 13.25 -9,468.70 0.00 -9,468.70
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STATE STREET.

Base Currency: USD - US DOLLAR

Units Total Cost Market Value % Fund Unreal Sec Gn/Ls Unreal Curr Gn/Ls Total Unreal Gn/Ls

FUND Total
1,043,490,419.180 1,043,347,971.51 1,043,350,970.51 100.00 2,999.00 0.00 2,999.00
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ST OF AZ POOL 5 LGIP

Holdings
STATE OF ARIZONA
A By FUND:  ATZE STATE STREET
As of: September 30, 2015 View Date: October 14, 2015
Base Currency: USD - US DOLLAR
Notional Par Units Total Cost Market Value % Fund Unreal Sec Gn/Ls Unreal Curr Gn/Ls Total Unreal Gn/Ls
CASH
15,657,911.110 15,657,911.11 15,657,911.11 1.50 0.00 0.00 0.00
0.00 GN 0.00 GN 0.00 GN
0.00 LS 0.00 LS 0.00 LS
CASH EQUIVALENT
889,665,138.170 889,486,617.09 889,499,084.79 85.25 12,467.70 0.00 12,467.70
30,864.70 GN 0.00 GN 30,864.70 GN
-18,397.00 LS 0.00 LS -18,397.00 LS
FIXED INCOME
138,167,369.900 138,203,443.31 138,193,974.61 13.25 -9,468.70 0.00 -9,468.70
4,462.21 GN 0.00 GN 4,462.21 GN
-13,930.91 LS 0.00 LS -13,930.91 LS
Original Face: 171,000,000.000
FUND Total
0.000 1,043,490,419.180 1,043,347,971.51 1,043,350,970.51 100.00 2,999.00 0.00 2,999.00
35,326.91 GN 0.00 GN 35,326.91 GN
-32,327.91 LS 0.00 LS -32,327.91 LS
Original Face: 171,000,000.000
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